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A NITSCHE HYBRID MULTISCALE METHOD WITH
NON-MATCHING GRIDS

PINGBING MING* AND SIQI SONG'

Abstract. We propose a Nitsche method for multiscale partial differential equations, which
retrieves the macroscopic information and the local microscopic information at one stroke. We
prove the convergence of the method for second order elliptic problem with bounded and measurable
coefficients. The rate of convergence may be derived for coefficients with further structures such as
periodicity and ergodicity. Extensive numerical results confirm the theoretical predictions.
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1. Introduction. Consider the elliptic problem with Dirichlet boundary condi-
tion

(1.1) {—div(ae(x)VuEEx)) = f(z), re€DCR",

u(z) =0, x € 0D,

where D is a bounded domain in R™ with n = 2,3, and ¢ is a small parameter that
signifies the multiscale nature of the problem. Problem (1.1) may be viewed as a
prototypical model of many multiscale procblems arising from a variety of contexts,
such as the heat conduction and the electromagnetism in composites, or the trans-
port of the porous media. The main quantities of interest for Problem (1.1) are the
macroscopical behavior of the solution and the local microscopical information of the
solution [16, 8]. Many numerical methods have been developed in the literature to
capture either the macroscopical behaviors or the microscopical information of the
solution, such as the heterogeneous multiscale methods (HMM) [17], the multiscale
finite element methods [28] and many others.

There are also some methods that aim to retrieve the coarse scale information and
the local fine scale information simultaneously. Such methods may be roughly grouped
into three classes. The first one is the global-local method, which was originally
proposed in [41, 48]. The main idea is to solve the coarse scale problem by a numerical
upscaling method firstly, and then solve the local problem around the defects or
the places for which the fine scale information is of interest, while the coarse scale
information is employed as the constraints. This idea has been incorporated into the
HMM framework in [17] and the performance has been thoroughly analyzed in [19]
and [7]. The global-local method has been extended to solve an elastodynamical wave
equation in [8].

The second method is based on the domain decomposition idea, which has been
exploited to solve the multiscale PDEs in [22, 4, 15, 2, 38]. The most relevant is
the one in [2]. The authors therein used a discontinuous Galerkin HMM in a region
with scale separation, while use a finite element method in a region without scale
separation. The unknown boundary condition has been supplied by minimizing the
difference between the solutions in the overlapped region. The well-posedness and the
convergence of this method have been studied in [2] for the periodic media.
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The third method relies on the hybridization idea [29]. One solves the following
variational problem: Find v, € X}, such that

(1.2) (b°Vup, Vw) = ( f,w) for all w e Xp,

where X, is any finite element space, and we denote the L?(D) inner product by (-, -).
Here b°(z): = p(z)a®(x) 4+ (1 — p(x)).A(x), where A is the effective matrix arising from
the homogenization problem:

1.3
( ) Upg = 0, x € 0D.

{—div(A(m)Vuo) = f(x), zeD,

The coeflicient b° is a hybridization of the microscopical coefficient and the macroscop-
ical coefficient with a transition function p. Roughly speaking, the transition function
takes one in the defected region and zero otherwise. The authors proved the well-
posedness and the convergence of (1.2) for the bounded and measurable coefficient
a®. The rate of convergence was derived for the periodic media and the quasi-periodic
media. Numerical results in [29] show that this hybrid method is comparable with the
classical global-local method in terms of both the accuracy and the efficiency, while
it is particularly suitable for the scenario that the microscopic coefficient a® is only
available in part of the domain, while outside this region, the coarse scale information
is available for the coefficient fields.

The present work is a follow-up of [29], and there are two contributions. Firstly
we employ the variational formulation of Nitsche [40] to solve (1.2), which allows for
non-matching grid across the interface. Such numerical interface is caused by the
local support of the transition function. The authors in [29] employed the linear finite
element over a body-fitted mesh to solve (1.2). Highly refined mesh has to be used
around the defect region to ensure the conformity of the mesh and the resolution of
the local defects. From this aspect of view, the non-matching grid is more flexible in
implementation. Indeed, as demonstrated in § 5, fewer global degrees of freedom is
required to achieve the desired accuracy compared to the original hybrid method. We
note that Nitsche’s method is a powerful tool to deal with the interface problem in
finite element method and the discontinuous Galerkin method; See, e.g., [9, 15, 44,
12]. Another contribution is a general method to construct the transition function,
which is an essential ingredient of the hybrid method while seems missing in [29],
because only the square defects have been dealt with therein, for which the transition
function is a tensor product of a spline function in one dimension. It is nontrivial
to find such explicit expression of p for defects with irregular shape. Once a general
transition function is constructed, it is straightforward to handle the defects with
irregular shapes, and numerical results show that the method works well for such
irregular defects without occurring extra cost.

To analyze the Nitsche hybrid method, we need a well-defined trace over the
element boundary, which demands that vy € H'T$(D) with s > 1/2. For smooth
solution, the Nitsche hybrid method may be analyzed by combining the technique
in [29] and the standard way for analyzing DG method [6]. Unfortunately, such
smoothness assumption on uy may not be true for a rough coefficient matrix A, or
a point load function f, or a nonconvex domain D. Hence we adapt the medius
analysis [23] to the present problem. To deal with the non-matching grid that is not
covered by the standard medius analysis [23, 24, 36], we construct a new enriching
operator that measures the difference between the discontinuous finite element space
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and the Sobolev space H' over such triangulation. Such difference may be bounded by
the jump of the function across the interface, which is independent of the mesh ratio.
The enriching operator stems from [10] and [31], which plays an important role in
analyzing DG method [31, 23], nonconforming finite element method [10, 34] and the
virtual element method [11], where we just name a few of them and refer to [11] for an
updated review. The main ingredient of the construction is the mesh ratio dependent
weights [45, 27] instead of the standard arithmetic mean [31]. Using this enriching
operator, we may prove the error estimate without any regularity assumption on
ug. Though the error bounds weakly depend on the mesh ratio, we may remove such
dependence by adjusting the penalized parameter in Nitsche’s variational formulation.
Besides the non-matching grids, the bounded measurable coefficient a® adds certain
new difficulties.

The rest of the paper is organized as follows. We introduce the method in § 2. The
well-posedness and the error estimates of the proposed method are proved in § 3, this
is also the main theoretical result of the present work. We prove the main technical
lemmas in § 4. Numerical examples for defects with various shapes are reported in
§ 5. Some technical results are included in the Appendix.

Throughout this paper, we shall use Sobolev spaces W"?(D) with norm | - ||».p.p
and semi-norm |-|,, p, and we shall drop the subscript p when p = 2. We refer to [3]
for details. We shall use C' as a generic constant independent of &, the mesh size h,
H and H/h, which may change from line to line.

2. The Nitsche Hybrid Method. To introduce the method, we fix some no-
tations. Let Ky be the defected region, and we slightly extend Ky to Ky and define
d: = dist(Kp, K1). Denote Ko = D\ Kj, and let |K;|: = mesK; with ¢ = 1,2 and
I': = 0K, \ 9D. We construct a transition function p satisfying

K1:SUPPP, nggla
plr) =1 for x € K.

To this end, we firstly set p = 1 in Ky and p = 0 outside K. A one layer mesh
is constructed between Ky and K;. Secondly, we use a linear Lagrange interpolant
over this triangulation to generate the transition function p in K7 \ Kp, which is a
continuous function. The triangulation between Ky and K; for three different kinds
of defects is plotted in Fig. 1. This construction ensures that p(z) = 0 for = € I.
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F1G. 1. One layer triangulation of (a) well defect; (b) channel defect; (c) Ellipse defect.

In what follows, we do not assume any further smoothness on p. The effect of the
smoothness on p will be studied in § 5.2.

We triangulate K7 and Ko by 7;, and Ty with the maximum meshsize h and H,
respectively. Hence we have a global triangulation 7, g = T» U Ty over the whole
domain though 7; and 7y may not be conforming; See Fig. 2 for an illustration of
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Th,a. We assume that both 7, and Ty are shape-regular in the sense of Ciarlet-
Raviart [13] with the chunkiness parameter o.

K2

Fi1G. 2. Left: the region K1 and Ka; Right: The mesh Ty, in K1 (blue), Ty in Ko (black) and
the interface T (red).

Denote the set of all edges (faces in n = 3) of 7, and Ty on ' by &, and &g,
respectively. Moreover, we denote by £~ the boundary mesh obtained by intersecting
Enand E, ie, En={en=eNE:e€ &, F € Ex}. For convenience, we define

T ={reTh:7NT #0} and Th:={re Ty :7NT #0},

and 7;LFH = TF UTS. We refer to Fig. 3 for a plot of the mesh around the interface.

U?? Th 7
' "

T

F1a. 3. The collection TY (blue) and T} (black).

Let X, and Xy be the Lagrange finite element spaces consisting of piecewise
polynomials of degree r over 7}, and Tg, respectively. Over T, i, we define

(2.1) Xpm:=Xp x Xy and X} g ={v € Xpm : v|op = 0}.

For each e € &, there exists (71, 72) € T;F x T} such that 7y N7z = e. Define h.: =
hr, and H.: = h,,, and the weighted average and jump for v = (v1,v2) € Xj, X Xg
on e are defined by

{ohor =wiv1 +wev2 and  [v]: = v1 —ve

with the weights

e H.
and w9 =

U7 e + H, he + H,

Similar to the magic DG formula in [6], we have

(2:2) {otelw] = [vw] = = [vl{{w}®,

where {{v}¥: = wov1 + wyve.
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The bilinear form is defined for any v, w € Xj g as

By, (v,w): = Z /K by VoVwdz — Z {b7, Vv - n}},[w] ds

e€€n Ve

- 3 U Ve npplds+ 3 [ bl s

e€én e€én

where n is the unit outward normal vector of I from K; to K5, and + is the penalized
parameter. Here

(2.3) by (2): = p(z)a®(x) + (1 = p(x)) An(z)

with Ay an approximation of A. To step further, we assume that a® belongs to a set
M(X, A; D) defined by

M A;D): = {a € [LZ(D)™" = € a(z)€ > NEP, €-a(@)é > (1/A)]a(e)éf®
for any £ € R™ and a.e.  in D},

where || denotes the Euclidean norm in R™. By the theory of H-convergence [47],
we have A € M(A A; D). For any reasonable approximation 4;, we may assume
that the hybrid coefficient b5, € M(X, A’; D) for certain positive constants A" and A’.
For example, if we use HMM [18, 1, 19, 52] to compute the effective matrix, then
Ap € M(A A; D). Hence b5 € M(A, A; D). If we use some other numerical upscaling
methods, e.g., [20, 35, 21, 30], then b5, € M(X', A’; D) with certain constants X" and A’,
which depend on A and A, but not exactly the same. To quantity the approximation
error for the effective matrix, we define e(HMM): = max, ¢z, || (A—Ap)(2) || 7, where
|| - || is the Frobenius norm of a matrix.
The approximation problem is defined as: Find vy, € X 2) g such that

(2.4) Bj(vp,w) = (f,w) forall we Xy .

3. Error Estimate for the Nitsche Hybrid Method.

3.1. Accuracy for retrieving the macroscopic information. In this part,
we estimate the error between the hybrid solution and the homogenized solution. For
any v € X,?, g we define the broken energy norm as

1/2
Y 2
Z m” [[U]] ||O,e> .

eeén

2
(3.1) ol = (Zlvim +
i=1

The following lemma gives the continuity and coercivity of the bilinear form Bj, with
respect to the above broken energy norm.

LEMMA 3.1. Assume that b5 is in M(X,A'; D). Let vo = 8A"*C2

'LTL'U/ min(l’ A/2)7
with Ciny in (3.4). If v > 70, for all v,w € Xy, g, then

|Bj, (v, w)] < 2max(1, A) ol flw]l,
By (v,v) > min (1/2,X'/2) o],

where the constant C,,, depends only on r and o such that

(3.4) [v]loe < C’mv|h7|71/2|| vllo,r forall veP(r), eCOr, 7€ Thu.
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The existence and uniqueness of the solution of Problem (2.4) follow from the
Lax-Milgram theorem provided that v > ~. The proof is standard and we refer to [6]
for details. The explicit form of Ci,, may be found in [51], which will be used to
determine the lower bound -y of the penalized parameter ~.

The following inequality slightly extends [29, Lemma 3.1].

LEMMA 3.2. For any v € H*(D) with a positive number s, and for any subset
Q C D, there exists C independent of ) such that
(3.5) lvllog < ClIQP N v ls,p,

where = min(s/n,1/2) and

|In|Q||/? ifn=2,3ands =n/2,
n(€): = .
1 otherwise.

Proof. If 0 < s < n/2, then we proceed along the same line that leads to [29,
Lemma 3.1] and obtain (3.5) with 8 = s/n.
For s > n/2, we use the embedding H*(D) — L°°(D) and obtain

v llos < 1217210 L) < 19420 [lL(p) < Ol v |ls,p,

where C' depends on D but independent of €).

It remains to deal with s = n/2. The case n = 2,s = 1 has been proved in [29,
Lemma 3.1]. The case n = 3,s = 3/2 may be proved as follows. Using [33, Theorem
2.1], for any p > 2, there exists C' depending only on D such that

|vllzr(py < CyV/Pllvl3/2,D0-
Therefore,

lvllog < 1M 20 [ 2o) < Q1277 0| o)
< CIQY2 Y2 bl vl 2,0
Taking p = |In|Q?|| in the right-hand side of the above inequality, we obtain (3.5)

for n =3 and s = 3/2.
A combination of the above cases implies (3.5). d

The following result concerns the accuracy of the method approximating the ho-
mogenized solution uy when ug is smooth.

THEOREM 3.3. Let ug and vy, be the solutions of Problem (1.3) and Problem (2.4),
respectively. If ug € H'™*(D) with s > 1/2, and ¢, € H(D) is the unique solution
of the adjoint variational problem:

(3.6) (AVv, Vipg) = (g, v) for all v e Hy(D),
which satisfies the regularity estimate

(3.7) | g ll2,0 < Cllgllo,p-

IThe authors therein only considered D = R™, while the proof may be extended to the domain
D by Stein extension as in [3].
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Then there exists C depending on D, \ and A such that,

(3.8) luo —vnll < C ( inf  Jluo — x|l + K1 |"n(K1) + G(HMM)> ,
XeXh,H

and

(3.9)

h,H

a0 = vn lo.p < € ( inf fluo — xl + |K1|9n<K1>> (h+ H + 10| (53) )
xeX

+ Ce(HMM).

Let x be the Scott-Zhang interpolant [42] in (3.8) and (3.9) and we may obtain
the following error estimates.

COROLLARY 3.4. Under the same assumptions as in Theorem 3.3, there exists C
depending on D, A, A and o such that

lluo = vnll < € (0" + H*" + |Ka|"n(K1) + e(HMM) )
and

luo = vnllo.p < € (B + B + [Ka| () ) (e H + K| (Kq) )
+ Ce(HMM),
with $* = min(s,r).

Proof of Theorem 3.3 Firstly, we need an auxiliary problem: Find u € X27 y such
that

(3.10) A(u,v) = (f,v) forallve X,?’H,

where the bilinear form A is defined for any v,w € X} y the same as Bj, with bj,
replaced by A. From the Galerkin orthogonality

(3.11) A(up —u,v) =0 for any v € X,?yH,
and (3.2), (3.3) we have

~n _ 4max(A,1) |
12 —u| £ f -
(312) oo~ < TS e =l
and
(3.13) luo = @llo.p < 2Allug —ul]  sup g = xII-

_— n
g€EL2(D) I gllo,p xeXn.m
Let w = u — vy, we write
By (w,w) =Bj,(u, w) — { f,w) = B} (4, w) — A(u, w)
2
- Z/ (b5, — AVaVwdz — > [ {5, — AV - n},[w]ds
i=1 7 Ki

e€€n Ve

=3 {5 - ATV - nu[a] ds.

e€En Ve
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By b5 — A=p(a® —A)+ (1 — p)(Ar — A), we have, for any = € K,
15, = A) (@) l[lr < 165, (2) [|F + | A@) |[F < A"+ A,
and for any = € Ko,
[ (0% — A)(@) |F = || (An — A)(2) | F < e(HMM).

This implies
2
\Z/ (b5, — A)VuVwdz| < (A + A)[ul1k, [wl,k, + e(HMM)[[a][]w].
i=1 7 Ki

Noting that p = 0 for e € £, we obtain for any x € e,
[ (b, = A (@) |l = (A — A)(2) | F < e(HMM).

Hence, we obtain

1> Hbh — AVa - npo[w]ds

e€€n Ve
H+h 1/2 1/2
e + e & ~ Y
< (Z S [ (b — A)Vu-n}t, 3) (Z 75 el |3,e>
e€€n e€€n T C ¢

1/2
e(HMM) (Z (He+ ho)| {9} ||%,e> el

o ecén

Using Cauchy-Schwarz inequality and (3.4), we obtain

Y (He+ho) | {Vat 5 < D (He + he) (will Va |5 . +woll Vaz 13 )

e€fn e€én
=3 hel Vi lloe + Y Hel| Vs |5,
ec&p ecfy
~ 12 ~ 112
<O | SV, + X IVEl3, |-
TeT! TeTH

A combination of the above two inequalities gives

1> [ {0~ AVa-npfw]ds| < %G(HMM)HWIH Il

e€€n v e

Exchanging the role of u and w, we obtain

1> /{{(bi — AV - nj,[u] ds| < C;Zve(HMM)IIIﬂIH llewl-

e€En Ve

Combining all the above estimates, we obtain

(3.14)  Bj(w,w) < (A + Al [wly g, + (1 + 2Ciav/70)e(HMM) [l lw]].
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Using the triangle inequality and (3.5), we obtain

1,5 < llwo =l + [luo 1K,

(3.15) - .
< fluo — ull + ClEL "0 (K1) uo [l1+5,0-

Combining the above three inequalities and the a-priori estimate ||u]| < C|| f |-1,p,
we obtain

i = vnll < C (lluo — @l + | K1 |* (K1) | wo |145,0 + e(HMM)| f | -1,D) ,

which together with (3.12) and the triangle inequality conclude the estimate (3.8).
We exploit Aubin-Nitsche’s dual argument to prove the L? error bound.
For any g € L*(D), let ¢, € H}(D) satisfying

By (v, ¢4) = (g,v) forall ve Xy pg.
Substituting v = u — vy, into the above equation, we obtain

(9,0 —vn) = Bj(t— v, pg) = Bj,(t,09) = ([, 0g)
= Bi(ﬂ, 909) - A(av 90!])'

Proceeding along the same line that leads to (3.14), we obtain

(g, @ = on)| < C([]1,x, g1, 5, + e(HMM)[[ullllegll) -

Using (3.15) and the a-priori estimates for @ and ¢4, we obtain

(g, @ —vn)| < OV (K1) 9|

0.0 (luo — @l + [K1|"n(K1)||uo [[145.0)

(3.16) + Ce(HMM)|| fll-1,pll g1l-1,p-
Then
(3.17) 1% —vn llo,p < CIEL "™ (K1) (lluo — ll + | K1 |"n(K1)| uo l144.0)

+ Ce(HMM)|| £ || -1.0.

Combining the above inequality with (3.12), (3.13) and using the triangle inequality,
we obtain (3.9).

In the following, we shall consider the case when wg is nonsmooth, which may
be caused by a rough homogenized coefficient A, or a point load function f, or a
nonconvex domain D. If ug € H'*3(D) with 0 < s < 1/2, the Galerkin orthogonal-
ity (3.11) is invalid and we cannot use Céa’s lemma to prove (3.12). To overcome this
difficulty, we employ the medius analysis in [23]. We firstly need the following extra
assumptions on Tp, g:

Assumption A: 7,l' is quasi-uniform, i.e., there exists a constant v independent
of hr such that for any 7 € 7?, hy > vhr, where hp: = max{h, : 7 € 7;;}

Assumption B: &, is a subgrid of £y, i.e., En = &.

According to Assumption A and Assumption B, we may construct a compat-
ible sub-decomposition 77 out of T} such that 75 UT," is a conforming mesh, which
is quasi-uniform near the interface I', while we never need such refined mesh in the
implementation; see Fig. 4. Both assumptions have been used in [31] to prove the
a-posterior error estimate for the DG method.
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Fia. 4. The split of the element in 7}1;.

We define the oscillation for f € L?(D) as

1/2

R 2 : _Fl12
osc(i= | 5 2 i 15-7IE.)|

TE€Th,H

and the oscillation for A € [L°°(D)]"*™ as

osc)i= e (| nt A= Al ).

TETh,H \AE[Py(r)]n*n

By Meyers’ regularity result [37], there exists py > 2 that depends on D, A and
A, such that for all p < py,

uol1p.0 < Cll f -1p.0,
where C' depends on n, D, A and \. Using Holder’s inequality, we obtain

Juolvre, < K127 Pluoli s, < 1KY Plug

< OIKA|"27VP)| f |1,

(3.18) LD

THEOREM 3.5. Let ug and vy, be the solutions of Problem (1.3) and Problem (2.4),
respectively. If Assumption A and Assumption B are valid, then there exists C
depending on D, X\, A and Cyy, such that for any 2 < p < pg,

lluo —vnll <Ce < JofJuo — x| + 0sc(A) + 080(]‘))
X

h,H

(3.19)
+C (e(HMM) + |K1|1/2*1/p) .

Under the same assumptions, for any 2 < p < pg with

- po if n=2,
3.20 =
(3:20) Po {min(po, 6) if n=3,
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it holds that
| wo — vn [lo,p

=¢ <Q2 < inf [luo — x|l + 0sc(f) + osc(A)> + 1KY 2‘1“”)
XEX],

h,H

1 ~ ~
X sup ———— inf ( h;l Vg — X |lor + g — X —I—OSCg)
<g€L2(D) ||g ||O,D €Xnu Z || g Hl g ”l ( )

TeTh,u

(3.21)

+ 0sc(A) + |K11/21/p> + Ce(HMM),

where o = (H + h)/(vhr) and v, € H}(D) is the unique solution of Problem (3.6).

We do not impose the regularity assumption on 14. The proof of this theorem is
a combination of the ways that lead to Theorem 3.3 and Lemma 3.6 below, provided
that we replace (3.5) by (3.18) and replace (3.16) by

(g, = on)| <CIEA Y21 (Jug = + K022 £ | 10 ) 19 -1,
+ Ce(EMM)|| £ |10l 9]l -1,0-

respectively.
It follows from the Sobolev imbedding L?(D) < W ~1?(D) for any p > 1 if n = 2
and for any 1 < p <6 if n = 3 [3], the estimate (3.17) is changed to

(322) @ wnllop <> (o — ll + K227 £ [y p,)
+e(HMM)| f =10 for any 2 < p < po.

LEMMA 3.6. Under the same assumptions of Theorem 3.5, there exists C depend-
ing on D, A\, A and Cipy such that

(3.23) luo —ull < Co ( JofJluo = xll + 0so(f) + OSCM)) :
XEAy v

and

luo —tllo,p < C (elluo — ull 4+ 0sc(f) + osc(A))

1 . _ -
X( sup 7(%61)1(15}1( > gy X

geL2(D) ||9H0,D TeThn

o + Iy = XII)

(3.24) + osc(g)) + osc(A)) )

where 1y € HY (D) is the unique solution of Problem (3.6).

Remark 3.7. By contrast to (3.12) and (3.13), there is no regularity assumption
on v in Lemma 3.6, while it contains extra oscillation terms 0SC(A), 0sc(f) and
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0sC(g). Such terms are indispensable by the recent error estimates on Nitsche’s
methods [36, 25]. We also note that the right hand side of (3.23) and (3.24) depend
on o, which seems unpleasant at the first glance because the error blows up for large
0, while it may be small or even harmless if we tune the penalized parameter . This
will be shown in Corollary 3.8 and § 5. It would be very interesting to know whether
such dependance can be removed. We shall leave this for further study.

The proof of the above lemma is quite involved and is of independent interest, we
postpone it to §4.

It follows from Theorem 3.5 that

COROLLARY 3.8. If A € [CY¥(D)]™ " with o € (0,1) and 8 = min(a,s), if
v > max((H + h)/hr,v0), uo € H***(D) with 0 < s < 1/2 and f € L*(D), then

(3.25) buo — wnll < € (B + HP + K [ "n(Ky) + e(HMM) ).
If the adjoint problem (3.6) has the following regularity estimate

| %g l1+s,0 <1l gllo,p,
then
(3.26) | o — vn [lo.p < C (h25 + H? 4 |K, >/ (K,) + e(HMM)) .

Proof. Tt v > max((H + h)/hr,70), then o is a constant which is independent of
any other parameters. If A € [C%¥(D)]?*4, then there exists C' independent of h and
H such that 0sc(A) < C(h* + H*). If f € L*(D), then osc(f) < C(h+ H)| flo,p-
Let x be the Scott-Zhang interpolant of ug in (3.19). Replacing (3.18) by (3.5) with
0 = s/n, we obtain (3.25).

For any given g € L?(D), we have 0sc(g) < C(h+H)| gllo.p- Let x and X be the
Scott-Zhang interpolant of ug and ¢4 in (3.21), respectively. In view of the regularity
of 14, we replace (3.22) by

[ = vnllo.o < ClEL () (B + B+ K|/ (K )
+ Ce(HMM)|| f | -1,5-

Combining all the estimates, we obtain (3.26). O

3.2. Accuracy for retrieving the local microscopic information. We as-
sume that dist(Ky, ') = d > kh for a sufficiently large x > 0. For a subset B C D,
we define

HL(B):={ue H'(D) | ulp\g =0}, and
X<(B): = {u S Xh,H | u|D\B = 0}.

Let Gy and G be subsets of K7 with G; C G and dist(G1,0G \ dD) = d>0.In
order to prove the localized energy error estimate, we state that some properties of
the standard Lagrange finite element space X, hold [14]:

1. Local interpolant: There exists a local interpolant Iu such that for any u €
HL(G1), Iu € X-(G).

2. Inverse properties: For each x € X (K1), and 7 € Tp, 1 < p < ¢ < 00, and
0<t<s<r+1,

(3.27) X lls.pir < CRESHMP=R14)

t,p,T
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3. Superapproximation: Let w € C*°(K7) N HL(G1) with |w|j ok, < CdI for
integers 0 < j < r+1 for each x € X (G)N XY and for each 7 € T}, satisfying
hr <d,

h, h,
(328)  flwix =) Jos < C (gmh,T P ||o,f) .

THEOREM 3.9. Let u® and vy, be the solutions of (1.1) and (3.10) respectively.
Let Ko C K1 C D be given, and let dist(Ko,T') = d. Let the above properties hold
with d = d/16, in addition, let max,npr.p h,/d < 1/16. Then

(3.29) |u® —vp|1k, < C ( inf |u® — x|k, + d_lﬂ u® — vy, ||07K1> ,
xexy

where C' depends only on X', A', X\, A, and D.

Proof. Let a subset K C K, satisfying dist(IN(,F) = dp > 0. We have X (IN() C
HL(K;). Then for any v,w € HL(Kj), the bilinear form B§(v,w) degenerates to
(b5 v, w). Thus, the proof of above theorem is the same with that in [29, Theorem
3.2], and we omit the details for brevity. ]

Using the triangle inequality, we have

[u® —vnlir, < C ( inf |u® = x|1r, +d7 ([[uo = vnllo,p + [ uo — u® | O,D)> :
XEX] i

The first term in the right-hand side of the above inequality concerns how the local
events are resolved. Accurate approximation requires a highly refined mesh, which
is allowed by Theorem 3.9; using Corollary 3.4 and Corollary 3.8, we may bound
d=|uo —vp |Jo,p; the last term converges to zero as € tends to zero by H-convergence
theory [47] for any bounded and measurable a®. Therefore, the method converges for
Problem (1.1) with bounded and measurable coefficient. Moreover, if we assume more
structural conditions such as periodicity, almost-periodicity or stochastic ergodicity
on af, we may expect || u® —ug |jo,p = O(e®) for certain o > 0. We refer to [32, 43, 5]
for extensive discussions for such L?—estimate.

4. Proof of Lemma 3.6. To prove Lemma 3.6, we employ the medius analysis
in [23]. We need an enriching operator Ey, : Xp g — X g NH! (D). The construction
of Ej, is similar to that in [31] with certain modifications.

Let N(7) be the set of all nodes of 7 € Tp g. Define Nug: = U, ¢, N(7),
No=U e, N(7), Ne: = {p e Ny UNg | pe '} and MP: = N N AT

LEMMA 4.1. If Assumption A and Assumption B hold for n = 2,3, there
exists a linear map Ey, : Xppg — Xpg N HY (D) satisfying

(4.1) S 2P —Epoll, <C > b I, for allm <,
TGT};H e€én
where the constant C' is independent of h, H and H/h.
Proof. See Appendix A. ]

A direct consequence of the above local enriching estimate is the following
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COROLLARY 4.2. If Assumption A and Assumption B are true, then there
exists C' independent of h, H, v and the mesh ratio H/h such that

(1.2 SRR Bl < Colul?, 0<m<r,
TET?H
and
(4.3) lo = Envl* < Colloll?,
and
(4.4) > M o — Evol} 115, < Colloll?,
e€én
(4.5) > (He + he)[{{v — Exv}3 . < Collvll*.
ecén

Proof. Using Assumption A, we have

_ H.+h vy
1 2 € € 2 2
3Nl < 3 S5 P < el

Therefore, the estimate (4.2) is a direct consequence of (4.1).

Since v—Epv =01in Tp g \’ThFH, using the above inequality and (4.2) with m = 1,
we obtain (4.3).

For any v = (v1,v2) € X}, X Xp, by definition, we obtain

Yo h o = Baol 5. < D (Mo = Envllf e + b 'wfllve — Erol3.) -

ecén e€én

Using Assumption A, we have, for any e € &n,
hol'w? < hewy < H L.

Using the trace inequality, there exists C' such that

Do ht o = Buol?llse < Y hetlor — Bwolf o+ Y Hg'loa — Enoli g

ecén ecép Ecfu
<C Y (BPlo—Ewl, +v—Ewli,),
TETﬁH

which together with (4.2) implies (4.4).
Proceeding along the same line, we obtain

> (He+he)lf{v— Enoli, <Y helvs — Bpols .+ Y Hplva — Byl 5

e€én ec&p FEe&y
<C Z (lv = Epvly,r + hZlv — Epvlas)
TGTiH

which together with (4.2) implies (4.5). d
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Next lemma concerns the error estimate of u approximating wug, which is a type
of Strang’s lemma, the proof follows from the same line of [23, Lemma 2.1 and § 3.2]
and we omit the details.

LEMMA 4.3. There exists a constant C' such that

) —A - K
o~ <C_int (fuo—xl+ swp EZE A0V BN ),
XEX] u veX) 1 \{0} =1l

To estimate the second term in the right hand side of the above inequality, we
shall use the following lemma, which is similar to the discrete local efficiency estimates
in the a-posteriori error analysis [49]. The proof is quite standard and we refer to [50].

LEMMA 4.4. Let ug € HE(D) be the solution of (1.3) and x € X,?’H.
1. For each T € Th.m, let A € [Py(1)]"*", there exists C such that

Wy f+ V- AVx ||0T <C(|U0 - X|1 -t h2 mf
(4.6)
+lA-A Ho,w,fmohﬁ).

2. For each e € En, there exists (11,T2) € ’ThF X %gisuch that 1 N7y = e and e
is a full edge of both 7 and Ta; See Fig. 4. Let A € [Py(m1) X Po(72)]™*", we
have

hllIAVX 0l e <0 30 (luo—xIB,+42 int 117 = FIE,

T€{T1,72}

(4.7) +]A-A H%,oo,fmoﬁ,f).

Combining all the above estimates, we are ready to prove Lemma 3.6.
Proof of Lemma 3.6 On each element 7 € Ty, m, let A € [Py(7)]"*". We define a
bilinear form A(-,-) the same as A(-,-) with A replaced by A. For any v € XS,H,
using (2.2), we obtain

(fo — Epy) — A(X, % — Eptb)
=(f,0 — Enp) — A(x, ¢ — Enp) + A(x, b — Ep) — A(x, ¥ — Ept))

> [U+V- AT - B de— Y [ LAV nlis - By ds

T€Thu " ecén
3 / HATV (6 — Bqv) - n}}uluo — ] ds
ecén

ecén
=1+ -+ 1I5.
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Using (4.6) and (4.2) with m = 0, we obtain
1/2 1/2
L < | > BN+ VAV, > Pl -Ewli,

TE€ETh,H T€Th b

<Co ( inf |ug — x|1.0 + 0SC(f) + osc(A)) ll2]l-
xXeX?

h,H

Using (4.7) and (4.4), we obtain

1/2 1/2
[I2] < (Z hell [AVx - n] |3,e> (Z he 'y — Bay}}® II3,6>

e€€n e€€n

h,H

<Cp < inf |up — x|1,p + 0sC(f) + OSC(A)> I¥1l-
XEX?

Using (4.5), we obtain

1/2 1/2
He + he
I <C (Z s - Ehw}}ﬁ,e) (Z g Nwo =] ||%,e>

ecén e€én
< Clo/v0)lluo — X[ |-

Using (4.3), we may bound the last two terms as

| Ls] < Clluo — X[l 1,

and

5] < Cosc(A)|IxllY — Enll < Coosc(A) (fluo — Xl + |uolr,0) ¥l

Combining all the above estimates and using Lemma 4.3, we obtain (3.23).
Proceeding along the same line that leads to [23, Theorem 4.4], we obtain L2
estimate (3.24), and we postpone the proof to Appendix B.

5. Numerical Experiments. In this part, we report two examples with dif-
ferent shapes of defects to demonstrate the accuracy and efficiency of the method.
The governing equation is (1.1) with domain D = (0,1)2,f = 1 and the homogeneous
Dirichlet boundary condition is imposed on dD. The finite element solvers are carried
on FreeFem+-+ toolbox [26]2.

The first example is taken from [29] with a two-scale coefficient. Example 1:
Let

(R1 + Rosin(2mxy)(R1 + R cos(2mxs))
(Ry + Rgsin(2mzy /e))(Ry + Rasin(2wza/e))

(5.1) a(x) =

where [ is a two by two identity matrix. The effective matrix is given by

Ry + Rasin(2mx1)(Ry + Rz cos(2mxs))

Ry\/R? — R2

1.

(5.2) Az =

2https://freefem.org/
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In the simulation we let Ry = 2.5, Ry = 1.5 and € = 0.01. The reference solutions for
u® and ug are obtained by solving Problem (1.1) and (1.3) with linear element over a
uniform mesh with the mesh size around 3.33e — 4

The second example is taken from [2] and the coefficient has no clear scale sepa-
ration inside Ky. Example 2: For a subset B C D, we define g as the characteristic
function for the set B. The setup for this example is the same with the first one
except that the coefficient is replaced by a° = dk,a + (1 — g, )ac, where

cosq <ix2iT1>J+L15Oix1J+L15Ox2j) I,

ac(z) = (2.1 + cos(2mx1 /) cos(2may /) + sin(4aizd))].

i 1
ie ?ZOZ
and

We let € = 0.0063 in the simulation.

By [29], the effective matrix A = 5, a+(1—0x,)A, where A is the effective matrix
associated with @°. Since there is no analytical formula for A, we use the least- t-squares
reconstruction method in [35, 30] to obtain a hlgher order approxnnatlon to A so that

e(HMM) is negligible. The approximation to A is denoted by Ap,. The homogenized
solution g is computed by solving Problem (1.3) with Ay, = x,d+ (1—06x,)An. The
hybrid coefficient is

b = 0x,a+ (1 — 05, ) (pas + (1 — p)Ap).

We use linear element to compute u® and ug over a refined 3000 x 3000 mesh as the
reference solution.
For both examples, our major interests are the following two quantities:

(5.3) () = [0 =l ey, 2 1 = vnlu

[uol1, K, [usy s,

5.1. The choice of the penalized factor . Based on the explicit expressions
of the inverse trace inequalities in [51], the lower bound 7 in Lemma 3.1 for the
penalized factor may be bounded by

1633 7r(r +1)oA”? B
9  min{1, N2} -7
323 r(r + 2)oA?
27  min{l, N2}

(5.4) Yo <
n = 3.

We test Example 1 and Example 2 with the well defect (see § 5.3.1) for different
v and the results are plotted in Fig. 5. We observe that the error does not change
when v is bigger than certain threshold value. It is worthwhile to mention that the
threshold value is independent of H/h. In what follows, we set v = 50 in Example
1 and v = 20 in Example 2

5.2. The effect of the smoothness of the transition function. To study
the effect of the smoothness of p numerically, we consider a square defect Ky: =
(0.5,0.5) + (=L, L)? with L = 0.05, and define K;: = (0.5,0.5) + (=L — 4, L + §)?
with § = 0.05. The transition function p = p(z; — 0.5)p(z2 — 0.5) with p: R — [0, 1]
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FIG. 5. |[u® —vp|1, K, /|u%]1, K, versus -y in the well defect.
defined by
1 1 .
Ecos(ﬂ(x—i-L)/(S)—l—E, if te[-L—46,—-L),
if te(-L,L),
pu(t): =

1
1 1 .
§COS(7T(—1'+L)/5)+§ it te(L,L+4],

0 otherwise.

Such p is a C' function. We test Example 1 with this C' transition function and
the one constructed by a linear interpolant introduced in § 2, which is a continuous
function. The results are reported in Table 1. We observe that there is no significant

difference between these two choices and we shall use the C° transition function in
the following tests.

TABLE 1
The error of Example 1 with different p.

H=2"5h=2"8 e(ug) e(u®)
CT transition func. | 4.21e-2  1.12e-1
CY transition func. | 4.21e-2  1.13e-1
H=2"5h=279 e(ug) e(uf)
CT transition func. | 1.62e-2  4.62e-2
CY transition func. | 1.62e-2  4.65e-2

5.3. The accuracy of the Nitsche hybrid method. We test three defects
with different shapes: the well defect, the channel defect and the ellipse defect.

5.3.1. Well defect. The defect Ky = (0.5,0.5) + (=L, L)? with L = 0.05 is a
square, and we define K1: = (0.5,0.5) + (—L — 6, L + §)? with 6 = 0.05. We report
the results for Example 1 in Table 2 by fixing H = 27° and decreasing h. We
observe that locally refined mesh resolves the local events, and e(u®) ~ O(h),which is

consistent with the following explicit form of the error estimate (3.29):
e Liga | g2 s—1
|u® —vp|1, K, < C thE(H + L?InL|+e71) ).

The last term comes from the following error estimate proved in [39]:

luf = uo|

0.0 <O ug|lsp fors<3.



A NITSCHE HYBRID MULTISCALE METHOD WITH NON-MATCHING GRIDS 19

The error e(ug) remains unchanged when % is decreased, which shows that the reso-
lution inside the defect has negligible effect on the accuracy for retrieving the macro-
scopic information.

TABLE 2
Errors of Example 1 for the well defect with a fized mesh H = 275,

h 277 28 279
e(u®) | 2.32e-1 1.15e-1  4.60e-2
rate 1.01 1.32
e(ug) | 4.60e-2  4.67e-2  4.61e-2

To compute e(ug), we fix the mesh size in K; and refine the mesh in K5. The
result is reported in Table 3. When H ~ L, the first order rate of convergence is
observed for the error e(ug), which is consistent with

luo — vnl1.x, < C(h+ H + L|ln L|*/?).
Nevertheless, the error e(u®) remains unchanged when H is decreased.

TABLE 3
The error of Example 1 in the well defect with a fized h = 2710,

0 2~ 270 276
e(ug) | 1.18e-1 4.61e-2  1.76e-2
rate 1.35 1.39
e(u®) | 1.96e-2 1.69e-2 1.66e-2

We turn to Example 2. It follows from Table 4 that the rate of convergence for
e(ug) is bigger than 1, while we do not know any quantity estimate on e(HMM) in
this case. Fig. 6 indicates that the error e(u®)converges at a rate around 0.71, which
deteriorates a little bit than Example 1. This may be due to the roughness of a®
inside Kj.

TABLE 4
Errors of Example 2 for the well defect with a fized h = 210,

H 271 27° 2-°
e(ug) | 1.06e-1  4.90e-2  1.56e-2
rate 1.11 1.65
e(u®) | 1.56e-2 1.02e-2  1.02e-2

5.3.2. Channel defect. Let K( be a channel with a corner. with width L = 0.05
and K is the set within a distance of § = 0.025 away from the channel; see Fig. 1.

We firstly test Example 1 with different H. The result is shown in Table 5. We
observe that the first order rate of convergence for the error e(ug), which is consistent
with the theoretical result.

Next we fix H = 27° and decrease h, and report the result in Table 6. We observe
that the resolution of the defect has more pronounced influence on the error e(ug).

We report the results for Example 2 in Table 7 and Fig. 7. The method still
works with reasonable accuracy. However, from Fig. 7, we find that the error e(u®)
is worse than that in Example 1, which may be due to the poor regularity of the
solution inside the defect.



20 PINGBING MING, AND SIQI SONG

0.06
0.055
0.05
0.045
0.04
0.035 //'
slope=0.71 -
0.03 P v

0.025

0.02

0.015

102

0.01

1 -3
0 h (H=2%)

FIG. 6. Errors of Example 2 for the well defect with a fivred H = 27°.

TABLE 5
The error of Example 1 in the channel defect with h = 279.

H 2—1% 2-5 2-6
e(up) | 9.74E-1 4.86E-2  2.40E-2
rate 1.19 1.00
e(u®) | 7.74e-2  T.73e-2  7.73e-2

5.3.3. Ellipse defects. We choose two slender ellipse defects as Ky with major
axis 0.5 and minor axis 0.02; See Fig. 8. K is a rectangle of size 0.54 x 0.06 that
contains the ellipse; see Fig. 1.

We plot the relative errors in Fig. 9, and Fig. 9, with a fixed ratio H/h. The
method works for both examples. If we refine the mesh in both subdomains simulta-
neously, then the energy error is around the first order.

5.4. Comparison with the original hybrid method. In the last test, we
compare the present method with the hybrid method with a body fitted mesh [29].
Two kinds of mesh are plot in Fig. 10 for an illustration. Let Ko = (0.5,0.5)+(—L, L)?
and K1 = (0.5,0.5) + (=L — 6, L + §)? with L = 0.05 and ¢ = 0.01.

We choose a mesh with NV = 28585 degrees of freedom for the Nitsche hybrid
method, and N = 60564 degrees of freedom for the original hybrid method. The
results for Example 1 are summarized in Table 8. It seems that the accuracy of
both methods are comparable, while the total degrees of freedom of the Nitsche hybrid
method is less than one half of the original hybrid method.

6. Conclusion. We present a hybrid method that captures the macroscopical
and microscopical information simultaneously in the framework of the Nitsche’s vari-
ational formulation. A general approach for construction the transition function is
proposed. This method admits non-matching grids and works for defects with irreg-
ular shape. Hence the method is more efficient and flexible than the original hybrid
method [29]. We prove that the method converges for problems with bounded and
measurable coefficients. Rate of convergence has been derived for the periodic media
and almost-periodic media. A possible extension of the present work is to deal with
more realistic problem such as parabolic problems with time varying boundary con-
ditions, which is allowed by the Nitsche’s variational formulation [46]. We shall leave
this for further pursuit.

Acknowledgments. The authors would like to thank Professor Jianfeng Lu and
Dr Yufang Huang for the discussion on the topic in the earlier stage of the present
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TABLE 6
The error of Example 1 in the channel defect with H = 275,

h 2=7 2-8 2-9
e(u®) | 3.69e-1 1.99e-1  7.73e-2
rate 0.90 1.36
e(ug) | 5.10e-2  4.90e-2  4.86e-2

TABLE 7
The error of Example 2 in the channel defect with h = 279,

H 2—4 2-5 2-6
e(up) | 8.85E-2 4.42E-2 2.17TE-2
rate 1.00 1.03
e(u®) | 5.73e-2  4.80e-2  4.03e-2

work. We also thank the anonymous referee for valuable comments.

Appendix A. Proof of Lemma 4.1. We define an extension operator: for any
RS Xh,H

Eyo(p): = v(p) if pE(NHUNh)\NF,
W)= w1v1(p) + wova(p) if pe NP,

where v = (v1,v2) € Xp, X Xpgr. For each p € N \ NV?, there exists 7 € Ty such that p
sits on the boundary of 7 by Assumption B. Noting that E,v is well-defined over 7,
we may define Epv(p): = (ERv)-(p). The definition of Ej, and the uniqueness of the
Lagrange interpolation over interface mesh £ ensure that Ejv is continuous across
I. Therefore, Eyv € Xp g N H' (D) and Epv = v in D\ T, .

Over each 7 € T}, we write

v—FEpv = Z (ve — Ehv)(p)qf)ﬂp

PEN (T)NNP

= Y we =)D

peN (T)NNR

where ¢, , is the basis function on 7 associated with node p. A scaling argument
shows that, there exist ¢,, and C,, independent of h, such that

(A1) a7 < |¢7'1P|$n,7' < Cphp=?m,

Combining the elements in 7} and using the standard inverse inequality [13], we
obtain

S B B <O Gt M ] [ e

TETY e€én
<C Z H” 2he T 0D 115
e€én
(A.2) <C> h21\| [l 113 e

e€én
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Fic. 8. Ellipse defects

where we have used
ho"P3HT 2 (he + Ho)? < (he/H) " Th;1 <h! n=2,3.

Next, over each 7 € Thr, we write

v— Epv = Z (v1 = Epv)(p)drp

peN (T)Nl
= > (W -v)®dpt Y. (12— En)(p)dry
peN (7)NT peN(T)NT

By Assumption B, there exists 7 € Ty such that p sits on the boundary of 7,
and

Epo(p) —va(p) = Y (Ewo —v2)(B)75(p)

PEN (F)NNR

- Z wi (v — v2)(p) o7 5(p)-

PEN (T)NNP
A scaling argument shows that, there exist ¢,, and C, independent of h, such that

Gk < [brplin e < Cab2™™",
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By Assumption A, the number of the hanging nodes on each e € £ may be bounded
by ¢(H./hr)"~1. Thus, proceeding along the same line that leads to (A.2) and using
the above estimate and the inverse inequality, we obtain

> 02— Bpol?, <O R | o] R

TeTyk

(A.3)

where we have used

(He/hl“)n_lhe_l‘”% < (He/he)n_ghe_l < he_l

ecén

+C Y (Ho/he)" R 20" o] (5
ecén

<C Y Tl e

e€€n

n=23.

Combining (A.2) and (A.3), we obtain (4.1).

Appendix B. Proof of (3.24). For any x € X,?)H, using (3.6) and the enriching
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TABLE 8
Comparison between the Nitsche hybrid method and the original hybrid method.

Nitsche hybrid method  hybrid method
DOF 28585 60564
e(u®) 4.60e-2 4.64e-2
e(uo) 9.30e-3 5.66e-3

operator Ej, defined in Lemma 4.1, we obtain

(g,u0 —u) = (g,uo — Epu) + (g, Epu — u)
= (AV(uo — Ehﬂ) Vibg) + (g, Epu — 1)

<fv¢g /Avuvwgdx“!‘Z/ AV u—Ehu)ngdx
+<g,Eh’LL—U>,

which may be further expanded as
(g, uo — T) Z AVqu Az + (£, — Z Avw ~\)dz
2
+ (g, By — 1) — Z/ AV (Epi — 0)Vy da
+ Z AV (i — Epi)V (v, — x) da.

Using (3.10), (2.2) and integration by parts, for any piecewise constant matrix A
over Tp m, we have

< , Uo _'a>
={<f+V AV, g = X) — Z/AW n[{y — x}}“dS}
eeén
{<g+V ATV, Epu —u) — Z/ATVX n]]{{Ehu—u}}‘”ds}
eeén
+{;/KiAV(TL—EhH)V(¢ dx+e€z£: /H e [m][[x]]ds}
+{—2/ (A—A)Vav (v, — x) dz — Z/{{A AVl [x]d }
i= K; ec&n
{ Z/ (A= A) (Ehu—uvxdx—Z/{{A AVX}}W[[“]]ds}
ecén

=1+ -+ 1I5.
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|f||1,D)

Using Lemma 4.4, we obtain

nj<c (nuo Sl 4+ Ose(f) + max [|A— Ao
TETh, H

x> (g = xllo + 1 = Xl1r) -

TETh,H

(B.1)

Using Lemma 4.4 and the enriching estimates (4.2), (4.4), we obtain

1l = Co (1, — X1 + 050(0) + e 14 Al 1.0 ) o =

where we have used the fact Jug] =0 on T
Using (4.2) and the fact [¢,] = [uo] =0 on I, we have

13| < Collu = uollllbg — xII-

Finally,
9 1/2
L] < ¢ max A= Allo,oc,r ;Iﬂﬁ,m g = Xl
< C max I A = Allo,co,r (luo = a@ll + 1 f [1-1,0) llbg = xll.
and

[I5] < Co max || A~ Alooor (Itg — X1 + 119 ll-1,0) lluo — -
TETh,H

Combining all the above estimates, we obtain (3.24).
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